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Abstract: We propose an iterative projection method for solving linear and nonlinear hypersingular
integral equations with non-Riemann integrable functions on the right-hand sides. We investigate
hypersingular integral equations with second order singularities. Todayhypersingular integral
equations of this type are widely used in physics and technology. The convergence of the proposed
method is based on the Lyapunov stability theory of solutions of ordinary differential equation
systems. The advantage of the method for linear equations is in simplicity of unique solvability
verification for the approximate equations system in terms of the operator logarithmic norm.
This makes it possible to estimate the norm of the inverse matrix for an approximating system.
The advantage of the method for nonlinear equations is that neither the existence or reversibility of
the nonlinear operator derivative is required. Examples are given illustrating the effectiveness of the
proposed method.

Keywords: hypersingular integral equations; iterative projection method; Lyapunov stability theory

1. Introduction

The importance of developing analytical and numerical methods for solving hypersingular
integral equations is determined by a variety of fields of mathematics and by applications that use
hypersingular integral equations.

Hadamard introduced the concept of a finite part of an integral, or the hypersingular integral in
modern terminology, when studying hyperbolic equations. The Riemann boundary problem leads
to hypersingular integral equations in exceptional cases. The boundary integral equations method
reduces the dimensions of partial differential equations; that leads to hypersingular integral equations.

Hypersingular integral equations, singular integral equations and Riemann boundary problem
are widely used in aerodynamics, electrodynamics, quantum physics, antennae theory and many other
fields of physics and engineering [1-5].

Analytical methods for solving singular and hypersingular integral equations are known only for
certain particular types of equations [6-8]. Thus, the importance of constructing numerical solutions
is clear.

Developing numerical methods for solving singular integral equations began in the middle of the
last century. By now, exhaustive results have been obtained for many types of equations. A detailed
account of numerical methods for solving singular integral equations as well as numerous bibliography
references can be found in [9-14].

Numerical methods for solving hypersingular integral equations have been developed to a
much lesser extent. Mostly numerical methods to solve hypersingular integral equations of the first
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kind have been developed. Numerical methods for solving hypersingular integral equations of the
second kind have been much less developed. Apparently, hypersingular integral equations of the first
kind are more common. Naturally, the equations of the first kind are widely used in aerodynamics
(one-dimensional [15] and multi-dimensional [5,16] Prandtl equation), electrodynamics, antennae
theory, etc.

The following methods are used in solving hypersingular integral equations of the first kind.

Collocations, mechanical quadratures and Galerkin methods were employed to solve equations
with p = 2 singularity [6,17-19].

Approximate methods for solving hypersingular integral equations having singularities of order
p =2,3,...,and defined on closed smooth integration contours are constructed in [20].

In [21,22] spline-collocation methods for solving hypersingular and polyhypersingular integral
equations of the second kind with odd and even singularities have been developed and justified.
The spline-collocation methods for solving nonlinear hypersingular and polyhypersingular integral
equations have been developed and justified in [23].

An iterative projection method for solving linear and nonlinear hypersingular integral equations,
and polyhyperpersingular and multidimensional hypersingular equations, was proposed in [24].

In [22] the unique solvability of hypersingular integral equations with even singularities
(p=2,4,...) was proven. Meanwhile the convergence of approximate solution to the exact one
was not justified. In [24] a unique solvability of the spline-collocation method was proven. In addition,
for hypersingular integral equations with bounded right-hand sides the convergence of an approximate
solution sequence to the exact solution was proven under certain additional conditions.

The iterative projection method proposed here overcomes these limitations. It was shown that if
the exact equation has a solution for large enough N, where N is the dimension of an approximate
system of equations, an approximate solution converges to the exact one.

Hypersingular integral equations with bounded right-hand sides are a small subset of the
hypersingular integral equations family. Therefore, the problem arises of constructing and justifying
approximate methods for solutions for hypersingular integral equations with non-Riemann integrable
functions on the right-hand sides. This paper is devoted to those issues.

A large number of works are devoted to approximate methods for solving hypersingular integral

/

-1

equations of the first kind

1
(’;(T)f; + / h(t, 0)dt = f(b). (1)
-1

To solve the Equation (1), collocation and mechanical quadrature methods [17,18], the method of
orthogonal polynomials [25], the method of discrete vortices [19], the method of homotopy [26] and
others are used.

In the works [27-29] computational schemes for the approximate solution of the Equation (1) are
constructed and their justification is carried out under the assumption that the solution has the forms
x(t) = (1 - 2)H2w(t) or x(t) = (1 —t) /(1 +t))*1/2w(t), where w(t) is a smooth function.

The hypersingular integral equations

/ Ot gy 1cren, @)

are widely used in aerodinamical problems and in the theory of antennae [30,31]. In the works [30,31]
the Equation (2) is investigated under the assumption that the right-hand side has the form
f(t)=1/(t—c)or f(t) = 6(t — c), where 6(t) is the delta-function. An analytical solution of the
Equation (2) with the indicated right-hand sides is obtained under the assumption that it has the form

x(t) = V1—12¢(t).
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A fairly detailed review of analytical and numerical methods for solving hypersingular integral
equations is given in [32].

In this paper, we propose an approach to solving linear and nonlinear hypersingular integral
equations, the right parts of which contain functions with power features.

In particular, the right-hand sides of the form

1 1 1
t—ct—o0o t—c¢’

ft) =g(t)

1=1,2,...,~-1<c < <¢<1, 3)

are considered. Here ¢(t) is a smooth function.
Below, for simplicity of notation, we put [ = 1in (3).

Remark 1. It can be shown that if in the hypersingular integral Equation (1) of the first kind the right side
f(t) € H, H is a Holder class, then the solution to this equation has the form x(t) = (1 — t2)*1/2 or
x(t) = ((1+t)/(1 —t))*/2. For singular right-hand sides, the classes of solutions of (1) are unknown.

Below, when constructing and justifying the computational method, we assume that the Equation (1) with
a given right-hand side has a unique solution.

The proposed method has the following advantages:

(1) Itallows us to extend collocations and mechanical quadratures methods to hypersingular integral
equations with non-Riemann integrable right sides;

(2) For linear hypersingular integral equations, it allows one to verify the inverse operator existence
and estimate its norm quite easily;

(3) The method is stable with respect to the operator and right hand side perturbations;

(4) The method does not require the existence and reversibility of the nonlinear operator derivative.

The paper is organized as follows. The continuous method for linear and nonlinear operator
equations is explained in Section 2. The numerical method for solving hypersingular integral equations
is presented in Section 2.

2. Continuous Method and Its Convergence Properties

The method we employ in the next section for solving hypersingular integral equations is based
on the continuous method introduced in [33].

Continuous Method for Solving Operator Equations

The continuous method for solving operator equations is based on the Lyapunov theory
of stability.
Let x(t) be a solution of the differential equation in a Banach space B

Z—f = F(t,x) 4)
which is defined for all t > #;. The solution x(t) is said to be stable if (i) for each ¢ > 0 there
is a corresponding 6 = d(¢) > 0 such that any solution () of (4) which satisfies the inequality
|%(tg) — x(tp)| < J exists and satisfies the inequality |¥(t) — x(t)| < e for all £ > t.

It is said to be asymptotically stable if in addition (ii) |%(t) — x(f)] — 0 if + — oo whenever
|%(tg) — x(tp)] is sufficiently small.

We will use the following notation:

B(a,r) ={z € B:|z—a| <r},S(ar) ={z € B:|z—a| =r}, Re(K) = R(K) = (K+K*)/2,
A(K) = lﬂg(HI + hK|| — 1)k~ L.
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Here B is a Banach space, a € B, K is a linear operator on B, A(K) is the logarithmic norm [34] of
the operator K, K* is the conjugate operator to K and I is the identity operator.

The analytical expressions for logarithmic norms are known for operators in many spaces.
We restrict ourselves to a description of the three norms.

Let A= {ai]-}, i,j=1,2,...,n,be amatrix.

In the n-dimensional space R, of vectors x = (x1,...,x,) the following norms are often used:

n
octahedral- ||x||; = ¥ |x;|; cubic- ||x||2 = max |x;|;
i=1 1<i<n
n
spherical (Euclidean)- ||x||; = (¥ x?)!/2.
i=1

Here are analytical expressions of the logarithmic norm of n x n matrix A = (a;;), due to the
above norms of the vectors:

octahedral logarithmic norm A4

A1(A) = max (ﬂj]' + Z|ﬂij> ;

== i#

cubic logarithmic norm A,

Az(A) = max (ﬂii+2ﬂij|) ;

1<i< —
St j#i

spherical (Euclidean) logarithmic norm A3

A+ A*
)t (255,

2

where A* is the conjugate matrix for A.

Note that the logarithmic norm of the same matrix can be positive in one space and negative
in another.

The logarithmic norm has the some properties which are very useful for numerical mathematics.

Let A, B be n x n matrices with complex elements; and x = (x1,...,%:), ¥ = (Y1,...,Yn),
¢=1(&1,...,8n) and 4 = (41, ...,1n) are n-dimensional vectors with complex components. Let the
systems of algebraic equations Ax = ¢ and By = 7 be given. The norm of a vector and its
subordinate operator norm of the matrix are agreed upon; the logarithmic norm A(A) corresponds to
the operator norm.

Theorem 1 ([35]). If A(A) < 0, the matrix A is non-singular and ||A~1|| < 1/|A(A)].
Theorem 2 ([35]). Let Ax =, By = and A(A) <0, A(B) < 0. Then

1€ =l
[A(B)]

1A - B
[A(A)AB)]

lx =yl < +
Some properties of the logarithmic norm in a Banach space, which are useful in numerical
mathematics, are given in [34].
Let us consider in a Banach space B, the Cauchy problem

= A(x(1)), ®)

x(0) = xo. (6)

Let us assume that the nonlinear operator A has a Frechet derivative and A(0) = 0.
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The sufficiently satisfying conditions of asymptotically stability for the solution of the Cauchy
problem (5), (6) were obtained in [36,37].

t
Theorem 3. Let the integral [ A(A'(¢(7)))dt be non-positive (respectively, be negative and satisfy
0

tEToo 1 OftA(A’((p(T)))dT < —wgp,ap > 0) for any differentiable curve ¢(t) lying in a ball B(0,r) of some
radius r. Then the trivial solution of Equation (5) is stable (respectively, asymptotically stable).
Remark 2. Additionally, the Theorem is valid under r = oo.
Let us consider in a Banach space B a nonlinear operator equation
A(x) = f =0, @)

where operator A acts from B into B.
We associate Equation (7) with the Cauchy problem

= A - £, ®

x(0) = xo. 9

Let x* be a the solution of Equation (7). Let us make the change of variable x = x* + v in
Equation (8). This change reduces the Cauchy problem (8), (9) to the form

do(t)
dt

=A(x"+o(t)) — A(x"), (10)

v(0) = xp — x™. (11)

It is easy to see that if the trivial solution of Equation (10) is globally asymptotically stable,
then lim;_, 1 ||0(t)]| — 0. So, for any initial value the solution of the Cauchy problem (8), (9) tends to
x*. It follows from the next assertions which were proven in [33].

Theorem 4. Let Equation(7) have a solution x*, and let inequality

1!
lim - / A(A'(3(T)))dT < —ag, ag > 0, (12)
be true on each differentiable curve g(t) lying in the Banach space B. Then the solution of the Cauchy

problem (8), (9) converges to the solution x* of Equation(7) for any initial value.

Theorem 5. Let Equation (7) have a solution x*, and let the following conditions be satisfied on any differentiable
curve g(t) lying in the ball B(x*,r).

1. The inequality

[ A go))dr <o
0

holds for all t(t > 0).
2. Inequality (12) is satisfied.

Then the solution of the Cauchy problem (8), (9) converges to the solution x* of Equation (7).
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Remark 3. The sufficient condition for convergence of the Cauchy problem (8), (9) solution to the solution of
the operator Equation (7) is given above. It was obtained by analysing Lyapunov stability. One of the first basic
results in accretive operator theory was a relation between the solution of operator equation Au = 0, where A is
a locally Lipschitzian and accretive operator, and the differential equation ”Cll—”t‘ = Au was obtained in [38].

Later, accretive operator theory and its applications for finding fixed points and constructing iterative
procedures were studied by many authors. Basic results and a detailed bibliography devoted to the subject may be
found in [39—42].

3. An Solution of Hypersingular Integral Equations with the Continuous Method

Let us consider the method of mechanical quadrature for solving hypersingular integral equation

of the types
Loh(t, m)x(T)dT

a0x(t) + [ T = ) (13)
and
LORORY e Sy IO} )

It is assumed that in the Equations (13) and (14) the right-hand sides have features of the
following types

1
f0) = Lat)g, f(t) =g M e

where —-1<¢; <1,i=1,2,...,1,1=1,2,...;4(t),8i(t),i = 1,2, - - ,],—are continuous functions.
In what follows, without loss of generality, we set [ = 1.
Let us recall the Hadamard definition of hypersingular integrals [43].

Definition 1 ([43]). The integral of the type
/b A(x)dx
o (b—x)PT
for an integer p and 0 < a < 1, is defined as

. [/x(A(t)dt LB

xb b—typte (G x)pre1]”

if A(x) has p derivatives in the neighborhood of the point b. Here B(x) is any function that satisfies the following
two conditions:

(i) The above limit exists;
(ii) B(x) has at least p derivatives in the neighborhood of the point x = b.

It is easy to see [43], that the conditions (i) and (ii) are sufficient for the existence of the limit.
Chikin in [44] introduced the following definition.

Definition 2 ([44]). The Cauchy—Hadamard principal value of the integral

b op(r)dr
a (T—c)P’

a<c<b, (15)

is defined as

/ﬂb o _ [ [ g(1) d /cb g(ndr | £()

(T—c)p W+ o (T—c)P  wP 1]’

where &(v) is a function constructed so that the limit exists.
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3.1. An Approximate Solution of Linear Hypersingular Integral Equations with Second Order Singularity

Consider a one-dimensional hypersingular integral equation of the type

L oh(t, v)x(7)dt
s [
T—t

sza

= f(t), (16)
=g¢(t)/(1—t3)(t—c)), —1<c<1,g(t) € C[-1,1].

Divide the interval [—1, 1] into two subintervals [—1, c], [¢, 1].

Let us fix a positive integer No. Puth =2/Ny, Ny = [(1+¢)/h],No = [(1 —¢c)/h],N = N; + N.
Divide the interval [—1,¢] into Nj subintervals at the points ty = —1+ (¢ +1)k/Ny, k =

where f(t) = g(t)/(t —c) or f(t)

0,1,...,Nj.
Divide the interval [c, 1] into N, subintervals at the points 7, = c+ (1 —¢)k/Np, k =0,1,..., Ny.
Let us introduce the nodes fy = ty+ 1/2(N)%f = t,k = 1,2,...,N; — LN, = tn, —
1/2(N)%E T =1+ 1/2(N2)%, % = Tk =1,2,..., N, — 1, Ty, = 1 — 1/2(Np)2.
As an approximate solution of (16), we shall seek in the form of a continuous function
Ny Ny
=Y aer(t) + ) Bri(t) (17)
k=0 k=0
where ¢ (t),k=0,1,..., N1, ¥ (t),k =0,1,..., Ny is a family of basis functions.
For nodes ty, k = 1,...,Nj — 1, the corresponding basis elements are determined by
0, tr1 St <t1+ L,
Ny 1 t , <t <t
W(—k—l)—ml k1+ k—Nz,
1, tk—ﬁ§t<tk+ Nz’
OEE S 1 ¥ i ()
W(t—fk—*)ﬂ'l/ fk+ <t<fk+1 N
0/ tk+1 - Nl S t S tk-‘rl/
0, t € [=L I\ [te—1, tesa)-
For boundary nodes t;, k = 0 and k = Nj the corresponding basis elements are defined as
1
1, —-1<t< -1+ NI
N +1-L)41, —1+ L <t<h-4
q)o(t) = (1+C)N1 1 ! Ny — i’ (19)
0, h—qp <t<h,
1
0’ [_1/ 1]\[t01 tl]/
and
0, -1 Stﬁtwﬁﬁr%,
_ NP 1 1
on (t) = W(t—tNl—l)—W, N — 1+ §t<C—W, (20)
1, C— =% g t <ec.

NZ



Axioms 2020, 9, 74 8 of 18

For nodes 7, k = 0,1,...,Np, the corresponding basis elements ¢,k = 0,1,..., Ny,
are determined in a the similar way: For nodes 13, k = 1,..., N — 1, the corresponding basis elements
are determined by

0, Goq S ES T1+
Ni%(t_'f )= s, T +i<t<—(ii
(1-c)N,—2 k-1 (I—c)N,—27 ‘k-1 ) N =ES K l NZ’
b 4 < E< Gt
pilt) = N2 M AR (21)
1 1 1
ottt T StS< T -
0 T — 1 <1< T,
2
o te =1\t o
For boundary nodes 14, k = 0 and k = N, the corresponding basis elements are defined as
L c<t<c+ L,
NZ o le
- 3 —c— L A < L
l)UO(t) = (1*C)N272 (t ¢ NZZ) + 1/ c+ sz t T szl (22)
0, I — # <t< T,
2
O =1, 1\[e,u);
and 1
OI -1 St< TNz—l + Nizz,
N2 1 1 .
P, (t) = W(t —TN,-1) — ToN,—2, ™M1+ I <t<1-— o (23)
L 1-L <t<1.
NZ =" =

To simplify the description of computational scheme, we introduce the following notation:

(1) Unite the nodes t,k = 0,1,...,N; and 5,/ = 0,1,...,N;, denoting them by v;,i =
0,1,...,N*,N* = N1+N2,‘

(2)  Unite thenodes f;,k =0,1,...,Nyand 7,/ = 0,1,..., Ny, denoting them by 9;,i =0,1,..., N* +1;

(3) Denote the family of basis functions {¢x},k = 0,1,..., N7, {y;},1 = 0,1,..., N, by {Q},j =
0,1,...,N*+1;

(4) Denoteby {7}, k=0,1,...,N* + 1, unknowns {«;},i = 0,1,..., N1, {B;},j =0,1,..., Na.

Here v; = fi,i:O,l,...,N1,0N1+i =1,i=12,...,Np,

Yi = txi,i = 0,1,...,N1 17N1+1+i = ﬁi,i = 0,1,...,N2,
gi = (pi,i:O,l,...,N1,§N1+1+i = lpi,i:O,l,...,Nz.

Let us recall that the points ¢y, and 7y coincide.

Applying the collocation method on the knots 7,k = 0,1,...,N* + 1 to the Equation (16),
we obtain the following system of algebraic equations for finding unknown coefficients {y;} of the
polygon (17)

N*+1 1
_ _ o™ o
a(0k) vk + l;) h(vklvl)')’l/ (Tl—ﬁk)ZdT = f(o), (24)

-1
k=0,1,..., N*+1.
Using the definition of hypersingular integrals, we receive:

Uk+1
Cr(T)dt le
= -2 In((1+ -1 =1,2,... —1; 2
/ (T 5]{)2 (1 c)Nl > 1’1(( C)N1 ),k , Ly 1Nl ; ( 5)

Uk—1
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Uk+1

Gn(@dr - NF Ny 1) k= F_q,
/ (T—)% 2(1—C)N2—21n((1 Nz =1) k=N +2,...,N" 1, (26)
Uk-1
(41
Co(T)dT 5 >In(2(c +1)N; — 3)
e — 2N?-N , 27)
_/1(r+1—21le)2 o e+ )N -2
le
/ Iny (T)dT IV 121r1(2(c +1)N; —3) 28)
oxs (T —on, +m)2 (c+1)N; -2
UNy+1
/ €N1+l (T)dT _ —2N22 . N22 11’1(2(1 — C)N2 — 3) (29)
. (T—?JNl—@)2 (I—=c)N, =2
1
One1(T)dT 2 a2n(2(1—c)N; —3)
/ o, in - 2Na - , (30)
1 2 2 — —
o (T—1+ 57p2)? (1—¢c)N, -2
r [N dt 2N? In(2(1+ ¢)N; — 3
_ 1 Nzn((+C)1*), a1
/1ll_21§z() (trl-L)p2  aN-1 1 (1+oN -2 (31)
- 1
1 N* 5
dt 2Nj »In(2(1—¢)N, —3)
== +N , 32
/1[12;36’(T)] (-1t L) aNE-1 2 (I-oN,-2 32)
- 2
LN 2
) dt 2N ,In(2(1 4 )Ny — 3)
Cz(f)l = - N , (33)
/[ (Tl gP =1 (AN 2
1y
/ [N H"g,(r)] dt ___2N3 N221n(2(1 +¢)N; - 3) (34)
S =0 (t— (c+217§))2 4NZ -1 (14 c)N, —2
1 IN*+1 )
dt _ N N 2N: .
_f; [ EO Wﬁ"l(T)} oo = T erhE Nk T arong=z (e + )Ny = 1); (35)
1 IN*+1 )
d _ N N: 2N.
Jl { = W"’I(T)] oo = "ok~ 2N (kT Tomp2 (1 —e)N2 —1). (36)

Here }}, Y/, L", L {" indicates a summation over [ # Ny, # N1+ 1,1 # k(1 <k < N; — 1),
I #k(N; +2 <k < N* — 1), respectively. Detailed calculations are given in [23].
We can rewrite the system (24) as

_ R 2 In(N;-1) N*+l/ - ; dt
a(0k)mie = h(Oe B2NI g e+ B (00, 91) [ 75%

) (37)
= (&), k=1,...,Ni - 1;
_ . 2 In(Np—1) N, o dt
a(01) vk — h(0k, 0)2N3 o5 Yk + Eo Yih(oy, Ul)i G0 =572 (38)
:f(’ﬁk), k= N] +2,...,N%
a(50) 70 — (D0, T) (2N + NZMEEAN3) .

N*+1 1 p
+ L mh(0) | 4(0) 755 = f(%);
=1 -1
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(UNl)’YNl - h<vN1lvN1)(2N2 + NZM)WNI

(1+C)N1
NS 1// dt =~
+ Z Yih(0n,,01) f@l o, )? = f(On);
] ] _ In(2(1—c)N:
a(Ony 11) TNy 1 — BN 1,08y 11) (2NZ + NZRGLDR 3y g
N*+1 1

i} _ d —f(m.
+ Eo /”'Ylh(UNl—i—l/Ul)J; él(T)m = f(on,);
a(ON+4+1)YN*+1 — h(ﬁN*H,ﬁN*H)(ZNz + Nz%)’h\f*ﬂ
+ Z Y1h(On++41,71) f it W = f(On+11)-

-1
Here Y., Y.”, ¥."" indicates a summation over I # k, I # Ny, 1 # Ny + 1, respectively.
The system (37)—(42) is equivalent to the system

(sgn h(ve,00)) (a() 76 — (o1 902N N

N*+1 1
+ IZO "Yih (0, 1) [ CI(T)(Tigk)z> = (sgn h(ti, te))f(vx), k=1,..., N = 1;
= 3

(sgn h(og,00)) (a(06) 7 — (91, 2 2N3 (PR

N*41
+ Z "y1h (3, 7)) sz d%z) = (sgn h(ti, te))f(Tk), k=Ni+2,...,N%

(sgn (o, v9)) (a(vom — (00, 9) (2N} + NP RELEGR3) )y,
N*+1

+ Z Yih(x, 31) fCl = vo)z> = (sgn h(vo,v0))f(%0);

(sgn h(on, ony)) (a(0n, ) 7N, — 1(ony, O, ) (2NZ + NZEEEN ) )

N*+1 1
+ EO "yh(N,, 0p) flél(T)d—T> = (sgn h(vn,, ony)) f(ON,);

(t—on,)?

(Sg?l h(vN]+l/UN1+1>) (a(5N1+1)’)/N1+1 - h<5N1+1/5N1+1)(2N22

21In(2(1—c)Np,—3) N#1 ~ _ ! d
N = aok, 7 )N+ EO /N')’lh(lervl)_fl ) oy
= (sgn h(vny, oN,)) f(ON,);
(sgn h(vn+41,ON+1)) (“(5N*+1)7N*+1 h(ﬁN*+1,Z7N*+1)

(2N + sz(( = )C)N2 D)ynes1 + Z Yih(On+-1,0;) f@l -diT

21 (T—Onr41)?
= (sgn h(UN*+1/UN*+1))f(UN*+1)-

Here Y/, Y.", ¥"" indicates a summation over | # k, I # Ny, | # Ny + 1, respectively.
Let us write the system (43)—-(48) in a matrix form

DX =F,

10 0of 18

(40)

(41)

(42)

(43)

(44)

(45)

(46)

(47)

(48)

where D = {dkl}r k,1=01,..., N"+1, X = (xo,xl,...,xN*H), F = (fOrf1/~--rfN*+l)- The values

{di1}, {xx}, and {fi} are obvious.
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The diagonal elements in the left-hand side of the system of Equations (43)-(48) have the
following forms

die = (sgn 1 (0, 7)) (ﬂ(ﬁk) — (@9 pN%W)

k=1,2,...,N; -1,

dige = (sgn h(5x, By)) (a(f’k) — (o, Uk)2N2M>

k=N +2,...,N¥

doo = (sgn h(o,do)) (a(ﬁo) — (3o, 50) (2N? + N2 ln((l(rr)c]z]ll\fl_—z 3)) ,
dy Ny = (587 h(vny, 08, )) (”(?71\11) — h(N,, O, ) (N7

In(2(1 + ¢)N; — 3)
N (1+C)N11—2 )>'

ANy 1,8, 41 = (581 (o, 11, 0N, 4+1)) (a(On, 1) — (0N, 41, TNy +1)

2 A2In(2(1—c)N; —3)
(ZN + N, ( )N272 )),

Aneg1,Ne 41 = (581 h(oNey1,ON+41)) (a(ONs41) — h(TN+41, TN 41)

((2ng g AL ONe 3y

The cubic logarithmic norm of the matrix D is equal to

B Nt o | add
A (D) = max max die + 120 |h (%, 77)] f (t—op)2 |’
= ]

1<k<N;—1

N*+1 1
(7, 5 fi(r)dr
Ny 2SkeN® (dkk+ L '@ o)l | (r—ﬁk>2>'

Nt AL
doo + Z h(20,0)| | 25
21

(t—on,)? ) ’

N*+1 ]
(dN1+1N1+1+ 12 ""h(oN,+1,01)] [ (TCI(T)T2>,
-1

(dz\lel + z;o "h(on,,77)]

VI

= S
=
ab
0
A

ON;+1)

N ! (t)dt
dN*+1N*+1+ZZO\h(UN*+1 )| 72 .
i}

(T—=Onx41)
From (25)—(36) it follows that for sufficiently large N A,(D) < 0 occurs. By Theorem 2 it is clear
that the system (43)-(48) (and (37)—(42)) has a unique solution x3(¢) and ||[D~1|| < 1/|A2(D)|.

Let x*(t) and x}; be solutions of (16 ) and (37)—(42), respectivety.
We recall the following definitions.

Definition 3. The class W' (M, [a,b]), r = 1,2,..., consists of all functions f € C([a,b]), which have an
absolutely continuous derivative f'—1) (x) and piecewise derivative f") (x) with |f") (x)| < M.
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Definition 4. Denote by W'(f : fi,fa;M,c),r = 1,2,..., a set of functions f(x),x € [a,b],
such that f(x) = fi(x),x € [a,c), f(x) = fa(x),x € (c,b], where fi(x) € W'(M,][a,c]), fa(x) €
WI(M, [c,b]), fi(c) # fa(c),c € (a,b).

Repeating the proof presented in [24] we see that the approximation of f (t) e WY((f: fi, fas M, )
by piecewise linear functions constructed on the basis i(t), k = 0,1,...,N* + 1, has the error

Cmax(@(AY, 1), w(FY, 1) for f()) € WI((f : fu fiM,c)), and & for f(t) € WA((f :
fi, f2i M, c)).

In this paper, we denote the constants that do not depend on N by C.

Let x*(t) € W2((x* : 2%, x5 M, ¢)), and [|x;V (#)[lc < My, t € [a,c], |55V (1)llc < Myt € [c,b],
M = max(My, M3),0 < M < oo, where M is a bounded constant.

Repeating the arguments given in [24], we arrive at the following statement.

Theorem 6. Let the following conditions be fulfilled:

(1)  Equation (16) has the unique solution x*(t) € Wz(xi‘,xi‘;M, ¢),—1<c<1,M= const.
(2)  Forallt € [—1,1] the function h(t,t) # 0.
(3) Ay(D) <.

Then the system of Equations (37)—(42) has a unique solution x}(t) and the following estimate holds:
||x* — x%|l1 <CN~1InN.
3.2. Nonlinear Hypersingular Integral Equations

Consider the nonlinear hypersingular integral equation:

aft)x(r) + [ METHONT_ gy, )

ARNCET

The approximate solution of the Equation (49) we shall seek as a continuous function (17)
with the coefficients ;. The coefficients v, are determined by the following system of nonlinear
algebraic equations

N*+1 1
_ . gl(T) _ - _ *
ﬂ(vk)'}/k+ l:EO h(vk,vl,')’l) / mdl— —f(vk), k= O,l,...,N + 1. (50)

-1

Remark 4. Note that the set v,k = 0,1,...,N* + 1, is union of sets ay,k = 0,1,..., Ny, and By, k =
0,1,...,Ns.

By computing the hypersingular integrals in (50), we can rewrite the system of Equation (50) as

N*+1 1
a(ox) vk — h(d, o, ’Yk)ZszilNl)z + Eo "W, 01, m1) [ Gi(T) (ngk)z

4 (51)
:f(ﬁk), k=1,...,N;—1;
a(ﬁk)l)/k - h(ﬂkr Ok, ’Yk)ZNZZ (l]n((lj\;zj\]zl 2 + Z ’Ylh(vkr 0y, ,Yl f gl (T— vk)Z (52)
—f(’Uk), k= N1+2,...,N ;
a(@0) 70 — (B0, o, 70) (2N2 + sz%%)
N*+1 1 (53)

+ Z h(3, 01, 71) fCl To)z = f(do);
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_ _ _ In Ny —3
tqunle—JvayvNyan<2N2+4vlia$g%§fl>

N+
+ Z "h(on,, 1) f@l #})2_}‘(61\]1);

. . . In(2(1—c)N,
a (0N 1)1y +1 — B(ONy 1, Oy 1, Y +1) (N5 + NZW)

N+l M, (= ~ ' dt —~
+ 120 h(on,+1,01,71) 51(7)7( = = f(On,41);
= 4

=N, +1)?

5 . . In2(1-c)N,—3
a(UN*+1)'YN*+l_h(UN*+1,UN*+1,’)’N*+1)(2N2 NZ%)

+ Z ""h(oN*+1,01,71) f@l -diTz = f(On+41)-

21 (T—=0N+41)

Here Y./, Y.”, ¥"" indicate summations over [ # k, I # Ny, 1 # Ny + 1, respectively.
The Frechet derivative on a vector (®p, @1, - - - , @nN++1) in the space Ry« 1 is equal to

(’1(77k)'7k — (Uk/ B, T6)2NF Aty

N (0, 0,7 =, k=1,...,Ni—1;
+ IEO 3(vkrvl/’)’l)’)’l f gl(T) (T—0,)2" — L IN1 ’
= 21

_ - In(N,—1
@on—w%wmhnﬂwﬁﬁﬁ@%w

N*41
+ Z 3(B%, 01, 7)) M f (T d;k)z, k=N +2,...,N%
1=0 -1

a(%o)vo — 3 (00/00/70)’)’ (2N2+N2%%)

N*+
+ Z N 3(%0, 01, 7)™ f@l Ti;.)

_ 1 14c)N; -3
a (N, )TN, — hs(UleUNu“YNl)vM (ZN2 + Nz%)

N*+
+ Z h 3(ONy, 01, ) f Gil7 (T vN) /
] In(2(1—c)N, -3
a(ON+1) YN +1 — 3(UN1+1,UN1+1/’YN1+1)7N1+ (2 NZjLNZ%)
N*+1 ;
+ ZZO ,Nhé(ﬁNlJrl/ﬁlr'?l)')’l f G T) (t— Z7N +1)2’
- el

_ i} i} i} In(2(1—c)N,—3
a(ons4+1)YN*+1 — M (ON++1, ON*+1, TN*+1) YN++1 (2NZ + Nz%)

N* 1
+120hg(77N*+1,171,’71)’Yl f gl(T) _-dT
= -1

(T—0N41)?

Here Y/, Y." ¥-"" indicate summations over | # k, [ # Ny, # Nj + 1, respectively.

The notation 1'3(t, T, u) = 5h(fs M) is used here.

13 0f 18

(54)

(55)

(56)

(57)

Let the Equation (49) has the unique solution x*(¢) inside the ball B(x*, §). We shall assume that the
Frechet derivative (57) in the ball R+ 1 (x*, d) satisfies the conditions of Theorem 5. Thus, according to

statements of the Theorem 5, the solution of the system of differential equations

N*+1
d - I
w0 a(f)ay(o) — L h(E o a(@)N (7t — o)
_f(t_-l)/l = 0/1/"'/N*+1/

converges to the solution of the Equation (49).
Thus, we have proven the following statement.

Theorem 7. Let the following conditions hold:

(1) Equation (49) has a unique solution x* (t) inside some ball B(x*,5),x* € W?(x* : x},x3; M, c);

(58)
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(2)  The Frechet derivative (57) in the ball Ry+1(x*,8) satisfies the conditions of Theorem 5.

Then the system of Equations (51)-(56) has a unique solution inside the ball B(x*,¢), and the solution of
Equation (58) converges to this solution.

The effectiveness of the presented algorithms is illustrated by solving two hypersingular integral
equations modeling aerodynamics problems.

Example 1. Let us illustrate the effectiveness of continuous method by solving the following linear
hypersingular equation

[ 2= fon), )

where f (71,72, t) is the given right-hand side of the equation:

frv2t) = m—m2+ (@1 —a)t— (@ +nt) s
— (a2 +72t) i + M In | [+ 2 In [ 2.

The exact solution of the equation is x(t) = (x1(t), x2(t)); x;(t) = a; + y;t,i =1,2.

To solve the Equation (59) numerically we use the continuous method for solving operator
equations and arrive to the following evolution equation

dog (o) NE? 1 1 N .
do — & NG T gy TS k=0 N

Nodes vy, ¢, k = 0,1,..., N* + 1, have been entered above.
In Figure 1 we show the trajectories of the exact solution of the Equation (59); its approximate
solution, received with continuous method; and values of error.

2 | L L L L I L L L L I L L L L I L L L L i
L = = Exact solution -
L e N=20 B L
K N=30 5 40" ]
r — P :
L B« o= .
L ais i
1,5 4.7 -
S I : ]
= = . -
1 . ]
- 3" ]
L s 2 i
- .‘ . 4 -
X § i
L « 287 i
0, *
L 0% ]
0’5' ‘ | N N N N N —— I L L L 1 1 1 1 1 I L L1 1 1 1 1 1 I Ll L1 1 1 1 1 1
-1 -0,5 0 0,5 1
t

Figure 1. Numerical solutions for the linear hypersingular equation with a discontinuous right-hand
side example.

Here a = 1, ay) = 1.5, Y1 = 0.5, Y2 = 0.3.
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Example 2. Let us illustrate the effectiveness of the continuous method for the solutions of nonlinear
hypersingular equations

2
./_11 (:(:_))Zd’( = f(,)/ll Y2, t) (60)

where f(y1, 72, t) is the given right-hand side of the equation:

2
flrur2it) = V42ma + 93t + L+ (2mia +273) In| 1| 2
—(u% +2y1a1t + 'y%tz)l%t + ')/% —2ayy — 'ygt — HTZ — (a% + 2aot
+7312) 5 + (24272 + 293t) In | L.

The exact solution of the equation is x(t) = (x1(t), x2()); x;(t) = a; + v;t,i = 1,2.

It easy to see that, if x(t) is a solution of the Equation (60), then functions —x(t), |x(¢)| and —|x(t)|
are solutions of this equation too.

To solve the Equation (60) numerically we use the continuous method and receive the following
evolution equation

dag(o)  NE' 1 1
= N
do lgo “

N1 o) S,

k=0,1,...,N*+1.

At first, we take a;(0) = 0.0 as an initial condition in order to demonstrate applicability of our
method in cases of the Newton—Kantorovich method, the minimal residual method and other numerical
methods; using in their construction the derivative of nonlinear operator is not applicable. Indeed, in
this case the Frechet derivative (57) is not only degenerate—and, therefore, not invertable—but is an
identical zero.

In Figure 2 we puta; = 1,ap = 14,91 = 05,7, = —04.

_l T T T T T T T T I T T T T T T T T T I T T T T T T T T T I T T T T T T T LI |
1,5 ]
i ~ ]

- *
i = = Exact solution N i
R ® N=30 . ‘. 4
- L] * -
R ) ¢ 4
_ . %o Y. i
.. .

[ ° -, ]
1_ A ..0 -
B o .'. -
= e % i
N— - .0 - .. .

= e - ‘. LIPS
[ o’ . ]
[ o’ o
[ P .
- o . T
- o .° ]
i o . ]
0,51 o .’ §
5 .“’ -
. .0 J
L‘ -
P J
-l L 1 L 1 L 1 L 1 I 1 L 1 1 1 1 1 1 1 I 1 1 1 1 1 1 L 1 L I L 1 1 1 1 1 1 1 |-
-0,5 0 0,5 1

t

Figure 2. Numerical solution for the nonlinear hypersingular equation with a discontinuous right-hand
side example.

In Figure 2 we show the trajectories of the exact solution of the Equation (60), its approximate
solution, received with continuous method and values of error.
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The exact solution at t = 0 has a jump discontinuity of i = 0.4. The slopes of the exact solution
also change at t = 0. In Figure 2 we demonstrate that the numerical solution approximates the exact
one at [—1,0) well. At t = 0 the approximate solution has a jump = 0.15.

4. Summary and Discussion

An iterative projection method for solving linear and nonlinear hypersingular integral equations
has been proposed. The method is based on the use of sufficient conditions for asymptotic stability of
ODE systems. Stability conditions are expressed in terms of the logarithmic norms of the corresponding
matrices. In a number of spaces often used in computational mathematics, the calculation of logarithmic
norms does not cause difficulties, even for large-dimensional matrices.

What are the advantages of the presented method?

(1) The method is applicable for solving linear and nonlinear hypersingular integral equations,
whose right-hand sides contain non-Riemann integrable functions.

(2) In Section 3.1 the continuous method is applied to linear hypersingular integral equations with
the singularities of the second order. The conditions for the unique solvability of the constructed
computing scheme are obtained and the convergence of the sequence of approximate solutions to
the exact one is proven. It is shown that for linear hypersingular integral equations, the method
converges for sufficiently large N and for b(t) # 0,t € [—1,1].

(3) In Section 3.2 the continuous method is applied to nonlinear hypersingular integral equations
with the singularities of the second order. Conditions are given for the convergence of the
constructed iterative spline-collocation method to the solution of a nonlinear hypersingular
integral equation. It should be noted that the method is applicable to hypersingular integral
equations of the first and second kinds.

The detailed bibliography of approximation methods of hypersingular integral equations of
the first and the second kinds is given in [32]. The bibliography on solving hypersingular integral
equations of the first kind is presented in [45].

Mostly, papers devoted to hypersingular integral equations of the first kind focused to seek
solutions in the class of functions v'1 — t2¢(t), where ¢(t) is a smooth function. The presented method
provides solutions in a general form.

The theoretical justification of the method is based on Lyapunov stability theory. It connects
convergence of the method to the sign of the approximate system matrix logarithmic norm.

Said justification has advantages that allow us

1. To obtain a set of convergence conditions owing to logarithmic norm values in various spaces;
To determine the norm of the inverse matrix of an approximate system;

3. To determine stability boundaries for solutions with respect to variations of kernels and
right-hand sides of the equations.

The major advantage of the method for nonlinear equations is as follows.

The Newton-Kantorovich method requires the Frechet derivative reversibility at each iteration
step. Similar conditions are required when using other iteration methods. Our method lacks such a
deficiency. It does not put any restrictions on the Frechet derivative of the nonlinear operator.
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